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‘ DAILY POSITION REPORT
&0 As of November 7, 1000
[ Tostivn ] L Msturity / Gap Risk l [ Vuboeol-Risk } P&l (3008)
Borimess Unlt - Comme ity Greey | Woope 1 T arma [Csawirrmy | Lamat N T e { Ty 1 3tw Rolwng 1 M I QN 1 Yo ]
ENRON NORTH AMERICA Bsisaz T 393396 | I
GAS TRADING (28.1) 300Bef || (2383) 350Bel | si1.a52 |[ s60.000 |+ $14,981 $24.183 $24,183 $24,020 $735,633
UNITED STATES (33.1) (239.0) $15.839 14,718 23,431 23,431 25.784 200,623
CANADA L3 ) 37 $4.516 264 752 782 (1.764) 35,001
POWER TRADING 52.9 somilMwH || 60 | asmitmwh | [ szimo ][ sso000 |+ (3639)]  $28.066 $28.066 $2,999 $494,195
EAST TRADING (4.8) 315,399 (3.97!) {162) {162} 27,148)! $7.32%
WEST TRADING [X] 313,921 3,342 28,003 28,000 29,223 436,929
CANADA TRADING 511 512,364 (8), 228 225 920 {5%)
[ cross commobITY TRADING ] [ som]{ sso0 | | $950 |  staa7]  s1047]  (51.088)] $10,010 |
{ _orner ] { s0 | $0 | so|  (s9298)]  ($84,629))

ENRON EUROPE

[ » (s837)]

[ enroNMETALS [ 58.023 | 375.000 et Toms | [ (571,717) | 600,000 Metme Tons | | sa.688 }[ 58.000 (54948)]  (34948)]  (521.839)] $11,955 |
EUROPEAN TRADING 515,077 . 52155 3651 (56.573) $6,923 $347,556
EUROPEAN GAS *° 2.1 260 Bcl 308 90 Bef $2.087 $7.500 {180): 1,78% 1,784 14,511 (18.644)
UK FLECTRICITY ** {49.9) 63 Mil MWH {4.3) 1S Mil MWH 514,558 $15.300 {149) 2,337 2,337 8.M6 205.809
CONTINENTAL ELECTRICITY 17.2 20 Mit MWH (2] 20 Mil MWH $1.872 $4,000 (4,982) (12.776) (12.776) (14,803} 31,099
NORDIC ELECTRICITY 4.7 20 Mi) MWH 1.7 20 Ml MWH $1,226 $5.000 752 (159) (359) (1.642) 8119
STRUCTURED DERIVATIVES UK (49) s s (2.528) 61,387
ENRON CREDIT [Tsms T sioomi | sss || $1.000 23 168 168 1.196 3223
DEBT TRADING T wesr | 5250 il sad2 || $2.000 [ER) 246 246 (261) 1603
oriEr 4,362 2028 2035 2,102 54,959
EES EUROPE ] [ 51| $41 | s41] 3848 $37,762 |
ENRON GLOBAL MARKETS 07 [ sesma 7 s6sdz1 . 82,887 [oNE 2
: GLOBAL PRODUCTS 31 12sMiBBLWT |[ s | ismiBBLWT | ss.so || 8000 e (70) e 1123 (23.572) 13,889
i WEATHER 15.4 5100 Mil siam || s3om0 437 523 521 (138) 12,759
i (0L TRADING 34 SMiTons [ 17 ] sMiTom ] s1.506 || $4.000 141 1 [ s 12,383
| EMISSIONS ALLOWANCES (8.0) IMiCreds || 08 | iMiCredns | s7s2 || 53,000 (32) 208 205 729 (1.129)
FINANCIAL TRADING $780 $4.558 $4,558 $25,154 $202,540
/.5 DRIFT 562 3,707 1,707 24,636 118,494
U.K DRIFT 190 242 242 2.007 20,753
EQIITY TRADING (32.5) $100 M1l 74y $6,000 {64) 558 58 {2.264)! £5.692
SOFT COMMODITIES TRADING 3187 2000 Contrects LR 2000 Contracus 011 $750 {7) {55) {%) (2) (58)
| GRAIN TRADING 9.0 1000 Contracts 90.0 1000 Comtracis $17 £500 {1) (1% (15) 9 9
[ MEAT TRADING (198.0) 1000 Contracts (198.9) 1000 Contracis s 5750 41 | [ M) {43}
[ FX /7 INT RATE TRADING $17.0 $100 Mil $i72 $3.000 59 120 120 769 7.695
$N1,732 $100,000/bp
ENRON INDUSTRIAL MARKETS s TSI ey 852}
{ PULP & PAPER 171,638 300,000 Metric Tons 95,954 300,000 Metric Tons 5661 55,000 632 1,224 1,224 1,368 33,230
| LUMBER (21.343) 44.000 MBF (21.900) 44,000 MBF 383 $500 (128) (110) (110) (26)/ (367)
I STEEL TRADING 1$51) 180,000 Net Tone (651) 360,000 Net Tont 32 $2.000 0 0 0 {10) (10}
ENRON SOUTH AMERICA N R oy T RS
5. CONE GAS TRADING [ 7 35 B e ] 70 Bef 1 [ sase || 52000 | 4 07 (174) (691) 13,260
3. CONE POWER TRADING [ (0.0) ] 35 M1 Mwuj[ (0.9) [ 315 Mil MWH } [ 3268 ” $5,000 1 LX) 164 [ 164 97 (1,245)
S CONE CRUDE TRADING (1 21| 17 636 (1.649)
ENRON ASIA, AFRICA BN, I
[ AUSTRALIA POWER TRADING J [ L1y I 3 Ml MWH ]l (06) omimwn | | 5348 ][ 3,000 ] [ 1s | 178 | 178 |
ENRON BROADBAND SERVICES 3\(5;@‘1‘
l BANDWIDTH TRADING (360.6) LA-NY TDM DS3 59.9) LA-NY TDM DS 313 $2.000 (138) (643) (643)
{ ADVERTISING TRADING 7.1 782 CPP. 71 792 CPP 33 $1.000 o [ 0
ENRON ENERGY SERVICES [ ssa0][ 55000 |+ EEGLOHL
[ GAS TRADING M an 1 Ber M ea | Bt J | sait | [ 96)] 63)] (r63)] 13,888 | 36,536 |
[ POWER TRADING T e | mimwn i am | MiMwH | [ sem | L (1.462)] a.17y] (5] (1.867)] 219,151
CROSS PORTPOLIO DIVERSIFICATION EFFECT
TOTAL TRADING $219,054 || $83,000 |° 11
ORIGINATIONS s101 $131 $131 §7,7113 | $49,908
U.s m 131 131 7,712 § 50,127
INTERNATIONAL [ [ [ (3 (219)
TOTAL TRADING with ORIGINATIONS [eisia 488 [ 340 35_1“’1'1 se0 387 [ s23.004
[ MERCHANT rORTFOLIO 1 sreas | { $549 | (33,713 (3.713)] (12930m)]  (510,868))
{__CAPITAL FORTFOLIO J[_ e [ sicooMit | s0 ][ swow] | 50| 50| 50| S0 5126374 §

TOTAL P&L

Inchudes Drversificanon Effect
** includes J-Block Portfoho sctvty

Pending calculation of NP

Posihon and Jirvst represent vk mvmam exposure.
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L Porlion ] [ VoluosT-REE L FPEL YWY
( Net Opwn T Lamn 1 [ 1-Day )| [ Today [ __$DeyRollmg | MTO QD YD I

[MERCHANT PORTFOLIO ] [ 2,474.5 ]
ENRON NORTH AMERICA, Net Fair Value 1,083.4
CANADA 419
DOWNSTREAM 00
EAST ORIGINATIONS a0
ENERGY CAPITAL RESQURCES 914
GAS ASSETS 103
GENERATION EAST 020
GENERATION WEST e
IGUANA (X
PAPER 136
PORTFOLIO 007
PRINCIPAL INVESTING N
SPECIAL ASSETS - PERFORMING 316
SPECIAL ASSETS - NON-PERFORMING 107
TREASURY X
WEST ORIGINATIONS 19
[ ENRON EUROPE, Net Fair Value 0.7
PURLIC N1
&—W PRIVATE 296
[ neoces 00
U STRUCTURED CREDIT 00
ENRON CALME, Net Fair Value 336.3
rusLIC 156 1
PRIVATE 2
CONVERTIBLE PRIVATE 1)
STRUCTURED CREDIT 0o
ENRON ASIA PACIFIC, Net Fair Value 129.6
PRIVATE 1270
STRUCTIRED CREDIT 26
[__ENRON INDIA, Net Fair Vaiue | 0.0
[ PUALIC ] 00
ENRON NA INT'L, Net Fair Value 1.1
rUBLIC )
PRIVATE 12
CONVERTIBLE PRIVATE 00
STRUCTURED CREDIT (X
ENRON CAPITAL MCMT, Net Fair Valu(A) 190.4
SLP PUBLIC EQUITY 653
NON SLP PUBLIC EQUITY o0
SLP PRIVATE EQUITY 1070
SLP CONVERTIBLE PREFERRED/DEBT o0
SLP WARRANTS 00
T SLF WARRANTS PUBLIC 00
SLP CANADIAN PUBLIC EQUITY 33
SLP PRIVATE EQUITY PARTNERSNIPS 00
NON SLP PRIVATE EQUITY PARTNERSHIPS no
SLP STRUCTURED CREDIT s
SLP - FORTFOLIO INSURANCE 00
[ ENRON CORP ] 1.5
U pusuic I 18
ENRON BROADBAND SERVICES, INC. 65.4
PUBLIC X
B PRIVATE 60 S
WARRANTS 00
ENRON NET WORKS 15.6
G 10
| TRRIvATE EQUITY PARTNERSHIPS %
ENRON GLOBAL MARKETS 359
TOTAL RETURN SWaP wn
ACCRUAL INCOMF 0o
PRIVATE 0
STRUCTURED CREDIT )
ENRON RAPTOR 1 564.4
15 PUALIC a7
TS rRvATE 1314
T COMVERTIBLE  FRIVATE [YE]
T WARRANTS . PRIVATE e
WARRANTS - PURLIC 12
NADLAN - PUBLIC 14
T CaNIbIaN  PRIVATE sy
T TRRINATE EQUITY PARTSERSIIES 41
ENSTROUUCIURED CREDIT BOOK 18}
wo
v
" £GF ?{7 PRIVATE EQUITY PARINERSHIPS 71 B
FSLP. CANADIAN PUBLIC w9
T TTRGE SR (s PUBLIC su
TTEGE SUP WaRRANTS FUBLIC w1
ERS PUBLIC 511
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(5683) $2,166 $2,166 | ($27,621)]  $64,746
77 {170} (278) 1.134 64890
- (226)

- - o

158 s (447 4333

) ) 13 990

3553 61538

257 282 252 19,530

49

A . {10,48)
(131)) 07 037 (24.29%) (707.767)
12 129 129 (2.304) 107,409
(7121) 922 922 712) 137300
n E2) (4,933) {44.409)

. (15.437))

$0 $1,791 1,791 4,178 30,755
L9 1,791 4a“m 08

29810

9

=] | -] -] 56

(566) $159 5259 ($261)] 534,882
(12%) 17 374 {650) 9008
SR
694
- hH
59 18y @) 388 399
{1%6)
- (784)!
{ (s137)] $168 | si68 | (S11.479)] ($138,383)}
(m)] 168 ] 168 ] ‘”"79’1 (m.m)]
(s141) ($1,086)]  (51,086) $1,894 | $157,179
141y (1.188) (1.086) 1894 166,179
. (9.000)
SO | 50 50 (5420) $1,814
(420) 1814
1 $7 57 $352 ($7,260)
. 679
{2
261 (%.069)
1 7 7 Lid (B}
$1,569 ($7,017)]  (57,017)] ($95.948)] ($154,657)
{1,251)] {12,501) {12,501 )] (44,087)] {31,114}
{46}/ 77 77 (61%) 490
) () (20) 138 199
06 66 76 237
o
2 [T} 02} 196 2
63 068 668 a7 1B}
B KN 0] ) "n 19
2,802 s 475 {5).869)] §125,539)
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